Proportion of general factor variance in a hierarchical multiple-component measuring instrument: a note on a confidence interval estimation procedure.
A confidence interval construction procedure for the proportion of explained variance by a hierarchical, general factor in a multi-component measuring instrument is outlined. The method provides point and interval estimates for the proportion of total scale score variance that is accounted for by the general factor, which could be viewed as common to all components. The approach may also be used for testing composite (one-tailed) or simple hypotheses about this proportion, and is illustrated with a pair of examples.